
Math 339SP, Fall 2025 — Homework 1

Tim Chumley

Due September 11 at 5:00 pm

Instructions. This problem set contains problems mostly from Week 1 of class. The problem
numbers refer to our textbook, Introduction to Stochastic Processes with R by Robert P. Dobrow.

Problem 1. Please do the following textbook problems: Exercises 1.2, 1.4, 1.6, 1.8, 1.9, 2.2, 2.5, 2.8,
2.14

Remark 1. In some of the early exercises, it will be helpful to remember that

P (A | B) =
P (A ∩B)

P (B)

when P (B) > 0 (this is the definition of conditional probability) and

P (B | A) =
P (A | B)P (B)

P (A)

when P (A) > 0 (this is Bayes’ formula).

Remark 2. For the Chapter 2 exercises, feel free to give them a shot right now, but if you’re confused,
hopefully the discussion in Monday’s class will clear things up. Our Monday and Wednesday discussion
will include how to use R to do matrix multiplication. You should feel welcome to use R to multiply
matrices rather than doing so by hand.


